In this paper, we consider the Markov solution process for a stochastic parabolic differential equation with time delay. Under the Lipschitz condition and boundedness on the drift and diffusion coefficient, properties of the weak infinitesimal generator of the associated Markov operators are established. Actions of the weak infinitesimal generator on the space of quasi-tame functions are also investigated.
Introduction
Let r > 0 and t > O. Denote the intervals [-r,O] ---, n 1, Note that Aen-Anen and (Ca, era)-5n, m, where 5n, m-1 if n-m and 5n, m-0 if n -m. Let 
Let (W(t, x), (t, x)
+ x L) be the standard Brownian sheet defined on a complete probability space (, ,P). For each t _> 0, let (5(t), _> 0) be the incroeasing family of sub-r-algebras of subsets of , where (t) r(W(s, x), 0 <_ s <_ t,x L). Let (W(t, x) , (t, x) R + L) denote the 0 2 space-time white noise. Formally, one can write Iz(t,x)-o-yW(t,x), (see e.g. [16] ). 
(1. 
Preliminary Results
The Green function G(t,x,y) associated with the heat equation On_ O2u with homogeneous
Dirichlet boundary conditions has the following representations (see e.g., [16] ):
where x(B) denotes the indicator function of the set B; and
It is also known (see e.g. [16] ) that G(t,x, y)satisfies the following equations:
1.
G(t + s, x, y) f G(t, x, z)G(s, z, y)dz for all s, >_ 0 and x, y L. f f G2(s,x,y)dyds < cx for all t> 0 and x G L and hence lim 0 0
We need the following two lemmas.
s,x,y)2(s,y)dyds. (ii) ai: --, 1, 2,..., k 1, is C%bounded.
(iii) /3i: J x L-R, 1, 2,..., k 1, is continuous in (0, x) G J x L and piecewise C 1 in 0 for each x and Ooi is absolutely integrable over J.
The set of all quasi-tame functions will be denoted by QT. (ii) Q-is invariant under the semigroup (o ct, t > 0), i.e., st'Q---Q-for all t > O.
(iii) Q-is a weakly dense subalgebra of C b generating (Co). This shows that for a E C aim E[(Tt(r#) t)] (7 (r#) (R) 
Observe that for 0 < t < r, and 
t+O , If , E C 0, let (R) q be the function from J x L x J x L-R defined by ( (R) )(0, x, 7, y) (0, x)r/(7, y) for all (0, x, 7, Eft(el(" ),2(" )) Eft (1(")(R) 2(" ))" i.e. K E(7(g, rl)(t) (R) 7(g, )(t)).
Since 7(g, o)(t)E 2(, Co), it is clear from (,) that E(7(g, 7)(t), 7(g, r)(t)) (Kt). The conclusion of the theorem follows.
